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5200 Market Data, Historical Data 



5210 State Variable Fitting 



5220 State variables, Other output 
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6200 Time node t data 
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7100 input 



7110 Yield/Price Grid Generation 
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Fig. 7 



8200 

State variable scenarios 
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9200 Input Data 
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State Variable Fitting 
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State Variable Simulation 
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Fig. 10 
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Fig. 11 
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Scenario data 
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12210 Discounting Process 
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Prices and Statistical measures 



Fig- 12 
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13220 Sensitivities Output 



Fig. 13 
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14000 
Scenario data 
Statistical Output 
Other Input 







14100 Reserve Calculator 
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Reserves and Statistical measures 



Fig. 14 



15000 
Scenario data 
Statistical Output 
Other Input 







15100 Capital Calculator 
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Fig. 15 
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16000 
Input Data 



16100 portfolio simulator set up 



16200 portfolio simulator scenario loop m anaser 
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16300 portfolio simulator output processor 



16400 portfolio simulator output data 



Fig. 16 
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17400 Output Data 
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Fig. 18 
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Fig. 19 
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